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Convex Optimization – Overview
Optimization – Overview:



Convex Optimization – Overview
Optimization – Overview – Formulation:

Applications:



Convex Optimization – Overview
Optimization – Overview – Examples:



Convex Optimization – Overview
Standard Form of Convex Optimization Problems:



Convex Optimization – Overview
Convex Optimization Problems – Geometric Interpretation:



Convex Optimization – Overview
Convex Sets – Overview here – See Tutorial Problem Notes:



Convex Optimization – Overview
Convex Optimization Problems – Geometric Interpretation:



Convex Optimization – Overview
Convex Optimization Problems – Geometric Interpretation – Examples:

Let’s cover this in more detail.



Convex Optimization – Overview
Linear Programming (LP): 



Convex Optimization – Overview
Linear Programming (LP) – Example:



Convex Optimization – Overview
Quadratic Programming (QP): 

Quadratic (Convex)

Affine



Convex Optimization – Overview
Quadratic Programming (QP) – Examples:

1. Least-Squares: 

2. Constrained Least-Squares: 

Quadratic

Quadratic

Box Constraints
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